Office of the State Treasurer
Georgia Fund 1+
As of March 31, 2017

Georgia Fund 1+: A second investment option for state agencies to benefit from higher yields available by adding credit. GF1+ is managed as a low-risk rates/credit portfolio employing both internal and external investment managers.

Duration: 0.29

-ag-
DOMESTIC BANK RATED A-1 Collateralized Bank Deposit’ 04/03/ 17 185,826,278 $ 185,826,278 P-1 A-1
DOMESTIC BANK RATED A-1 Non-Collateralized Bank Deposit 04/03/17 84,915,852 84,915,852 84,915,852 P-1 A-1
DOMESTIC BANK RATED A-2 Non-Collateralized Bank Deposit 04/03/17 366,220,684 366,220,684 366,220,684 P-1 A-2
DOMESTIC BANK RATED A-1 Non-Collateralized Bank Deposit 04/03/17 150,245,486 150,245,486 150,245,486 P-1 A-1
DOMESTIC BANK RATED A-1+ Term Repurchase Agreement® 04/07/17 150,000,000 150,000,000 150,000,000 NR A-1+
MSC 2007-1Q15 A4 Commercial Mortgage-Backed Security? 04/11/17 1,091,902 1,129,778 1,104,128 NR AA
‘WBCMT 2007-C34 A3 Commercial Mortgage-Backed Security? 04/15/17 445,096 456,641 448,996 Aaa AAA
INTERNATIONAL FINANCE CORPORATION Discount Note 04/18/17 123,000,000 122,843,688 122,843,688 P-1 A-1+
U.S. TREASURY BILL U.S. Treasury 04/20/17 11,440,000 11,425,500 11,436,065 Aaa AA+
FEDERAL HOME LOAN BANK Fixed Rate Bond 04/25/17 13,100,000 13,097,232 13,132,681 Aaa AA+
FEDERAL HOME LOAN BANK Discount Note 04/28/17 199,450,000 198,960,651 198,960,651 P-1 A-1+
PHILLIPS 66 Corporate 05/01/17 1,104,000 1,117,919 1,118,816 A3 BBB+
FOREIGN BANK RATED A-1+ Term Repurchase Agreement 05/05/17 180,000,000 180,000,000 180,000,000 P-1 A-1+
BSCMS 2007-PW17 A Commercial Mortgage-Backed Security? 05/11/17 1,149,454 1,185,554 1,163,079 NR AAA
BSCMS 2007-PW18 A Commercial Mortgage-Backed Security? 05/11/17 392,559 406,176 399,120 NR AAA
US BANCORP Corporate 05/15/17 500,000 502,450 503,160 A1 A+
JPMCC 2007-LD12 A Commercial Mortgage-Backed Security? 06/15/17 533,485 545,488 538,801 Aaa AAA
WACHOVIA CORP. Corporate 06/15/17 1,275,000 1,317,565 1,307,725 A2 A
FEDERAL HOME LOAN MORTGAGE CORPORATION Fixed Rate Bond 07/14/17 25,000,000 25,019,900 25,045,941 Aaa AA+
TAOT 2015-B A3 Asset-Backed Security? 07/15/17 954,973 957,547 954,999 Aaa AAA
FEDERAL HOME LOAN BANK Fixed Rate Bond 07/25/17 25,000,000 24,991,803 25,026,037 Aaa AA+
FEDERAL FARM CREDIT BANK Floating Rate Note 07/25/17 25,000,000 24,999,937 25,004,786 Aaa AA+
UBSBB 2012-C3 A2 Commercial Mortgage-Backed Security2 08/10/17 715,000 716,843 716,771 Aaa NR
WEFCM 2012-LC5 A2 Commercial Mortgage-Backed Security? 08/15/17 1,436,000 1,441,553 1,438,807 Aaa NR
NEXTERA ENERGY CAPITAL Corporate 09/01/17 650,000 655,187 653,209 Baa1 BBB+
DOMESTIC BANK RATED A-1 Term Repurchase Agreement 09/07/17 100,000,000 100,000,000 100,000,000 NR A-1
DOMESTIC BANK RATED A-1 Fixed Rate Bond 09/08/17 26,503,000 26,506,316 26,529,881 P-1 A-1
DOMESTIC BANK RATED A-1 Floating Rate Note 09/08/17 7,800,000 7,808,268 7,815,166 P-1 A-1
GSMS 2012-GCJg A2 Commercial Mortgage-Backed Security? 09/10/17 1,453,986 1,459,722 1,457,926 Aaa NR
FOREIGN BANK RATED A-1 Commercial Paper 09/12/17 25,000,000 24,845,502 24,845,502 P-1 A-1
AMERICAN EXPRESS CENTURION Corporate 09/13/17 1,350,000 1,420,659 1,380,862 A2 A-
IBM CORP Corporate 09/14/17 525,000 552,305 536,961 Aa3 AA-
BMWLT 2015-2 A3 Asset-Backed Security? 09/20/17 1,475,000 1,478,630 1,476,165 Aaa NR
AMOT 2014-5 A2 Asset-Backed Security? 10/15/17 1,488,000 1,495,208 1,490,429 NR AAA
COMCAST CORP Corporate 11/15/17 1,165,000 1,242,897 1,227,608 A3 A-
NSTAR ELECTRIC CO Corporate 11/15/17 611,000 646,597 639,647 A2 A
ALLYA 2015-2 A3 Asset-Backed Security? 12/15/17 1,408,937 1,415,321 1,410,190 Aaa AAA
MSBAM 2013-C9 A2 Commercial Mortgage-Backed Security? 12/15/17 1,338,800 1,348,153 1,344,665 Aaa NR
METLIFE INC. Corporate 12/15/17 355,000 357,851 355,294 A3 A-
METLIFE INC. Corporate 12/15/17 1,017,000 1,025,270 1,021,700 A3 A-
JPMORGAN CHASE & CO. Corporate 01/15/18 1,351,000 1,440,419 1,413,717 A3 A-
JOHN DEERE CAPITAL CORP Corporate 01/16/18 600,000 603,408 602,082 A2 A
CAPITAL ONE BANK Corporate 02/05/18 1,100,000 1,102,512 1,102,639 Baa1 BBB+
HUNTINGTON NATIONAL BANK Corporate 02/26/18 1,200,000 1,204,884 1,202,514 A3 BBB+
CHEVRON CORP Corporate 03/02/18 600,000 603,714 600,313 Aa2 AA-
CGCMT 2013-GC11 A Commercial Mortgage-Backed Security? 03/10/18 1,480,000 1,494,395 1,486,709 Aaa NR
BURLINGTON NORTH SANTA FE Corporate 03/15/18 500,000 538,020 520,928 A3 A
MEDTRONIC INC. Corporate 03/15/18 1,334,000 1,343,392 1,335,219 A3 A
ACE INA HOLDINGS Corporate 03/15/18 600,000 637,362 625,631 A3 A
GOLDMAN SACHS GROUP INC. Corporate 04/01/18 1,305,000 1,403,955 1,399,652 A3 BBB+
CCCIT 2014-A8 A8 Asset-Backed Security? 04/09/18 1,295,000 1,308,658 1,310,036 Aaa AAA
INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT Fixed Rate Bond 04/10/18 5,000,000 5,010,619 5,042,182 Aaa AAA
ORACLE CORP Corporate 04/15/18 977,000 1,049,599 1,045,850 A1 AA-
ABBVIE INC. Corporate 05/14/18 1,100,000 1,108,505 1,108,773 Baa2 A-
FEDERAL NATIONAL MORTGAGE ASSOCIATION Fixed Rate Bond 05/21/18 13,000,000 12,982,970 13,025,783 Aaa AA+
FEDERAL HOME LOAN BANK Fixed Rate Bond 06/08/18 10,000,000 10,026,500 10,063,603 Aaa AA+
JDOT 2015-A A4 Asset-Backed Security? 06/15/18 1,164,000 1,172,093 1,166,103 Aaa NR
HART 2015-A A4 Asset-Backed Security? 06/15/18 771,000 773,168 769,712 NR AAA
INTERNATIONAL FINANCE CORPORATION Fixed Rate Bond 06/15/18 20,000,000 19,914,200 19,973,663 Aaa AAA
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$ 1,770,332,039 | $ 1,957,718,074 | $

1. Collateralized Bank Accounts secured by collateral permitted by statute, held by a third-party custodian, marked-to-market daily, with market value equal to or exceeding 110% of the deposit; or a FHLB letter of credit.
2. For securitized bonds with amortizing cash flows, the date on which the last principal cash flow is projected to be received is used as the maturity date.

3. Extendable Term Repurchase Agreements reprice monthly. If not extended at reprice date, both parties have option to call/put at par within 5 business days.
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